
 
 

S T A T E   O F   A R I Z O N A 
S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 7/31/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 7/31/05 
 

POOL: LGIP-GOVERNMENT (7) 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 50231 TPCG0170 CITIGROUP GLOBAL M  3.260  8/01/05  3.260            1139000000.00   100.00000 2  1139000000.00  1139000000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.260            1139000000.00                1139000000.00  1139000000.00                 
  
    1 ITEM IN SUBTOTAL FOR:   TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 49877 912795VT U.S. TREASURY BILL  3.055  9/29/05  3.079 Aaa  AAA   25,000,000.00    99.47600 2  24,874,829.87  24,869,000.00       -5,829.87 
 49878 912795WA U.S. TREASURY BILL  3.155 11/17/05  3.194 Aaa  AAA   25,000,000.00    98.99700 2  24,763,375.01  24,749,250.00      -14,125.01 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.136            50,000,000.00                49,638,204.88  49,618,250.00      -19,954.88 
  
    2 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 39112 912828BN U S TREASURY NOTE   1.625 10/31/05  1.921 Aaa  AAA   10,000,000.00    99.54688 2   9,992,792.56   9,954,687.50      -38,105.06 
 43382 912828BN U S TREASURY NOTE   1.625 10/31/05  1.655 Aaa  AAA   20,000,000.00    99.54688 2  19,998,513.72  19,909,375.00      -89,138.72 
 48005 912828BN U S TREASURY NOTE   1.625 10/31/05  2.816 Aaa  AAA   20,000,000.00    99.54688 2  19,941,692.90  19,909,375.00      -32,317.90 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    99.28500 2   9,990,523.21   9,928,500.00      -62,023.21 
 48004 912828BU U S TREASURY NOTE   1.875 12/31/05  2.888 Aaa  AAA   20,000,000.00    99.28500 2  19,917,330.38  19,857,000.00      -60,330.38 
 48049 912828BU U S TREASURY NOTE   1.875 12/31/05  2.902 Aaa  AAA   30,000,000.00    99.28500 2  29,874,202.52  29,785,500.00      -88,702.52 
 49879 912828BU U S TREASURY NOTE   1.875 12/31/05  3.384 Aaa  AAA   25,000,000.00    99.28500 2  24,846,722.04  24,821,250.00      -25,472.04 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.52000 2   9,973,922.41   9,852,000.00     -121,922.41 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.52000 2   9,973,661.64   9,852,000.00     -121,661.64 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.52000 2   9,961,129.81   9,852,000.00     -109,129.81 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.52000 2   9,963,245.19   9,852,000.00     -111,245.19 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    98.84375 2   9,994,746.30   9,884,375.00     -110,371.30 
 49211 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    98.84375 2  24,789,589.19  24,710,937.50      -78,651.69 
 49212 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    98.84375 2  24,789,589.19  24,710,937.50      -78,651.69 
 49986 9128276X U S TREASURY NOTE   4.625  5/15/06  3.664 Aaa  AAA   25,000,000.00   100.59000 2  25,183,501.44  25,147,500.00      -36,001.44 
 48046 912828CM U S TREASURY NOTE   2.750  6/30/06  3.105 Aaa  AAA   10,000,000.00    98.99200 2   9,968,359.38   9,899,200.00      -69,159.38 
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W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 7/31/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 7/31/05 
 

POOL: LGIP-GOVERNMENT (7) 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 49880 912828CM U S TREASURY NOTES  2.750  6/30/06  3.504 Aaa  AAA   25,000,000.00    98.99200 2  24,832,502.14  24,748,000.00      -84,502.14 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654 Aaa  AAA   10,000,000.00    98.37100 2   9,982,692.47   9,837,100.00     -145,592.47 
 47989 912828CW U S TREASURY NOTE   2.500  9/30/06  3.105 Aaa  AAA   20,000,000.00    98.37100 2  19,863,504.28  19,674,200.00     -189,304.28 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803 Aaa  AAA   10,000,000.00    98.24600 2   9,963,436.20   9,824,600.00     -138,836.20 
 47993 912828CY U S TREASURY NOTE   2.500 10/31/06  3.118 Aaa  AAA   20,000,000.00    98.24600 2  19,850,640.53  19,649,200.00     -201,440.53 
 47305 912828DD U S TREASURY NOTE   2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    98.59800 2   9,983,876.28   9,859,800.00     -124,076.28 
 47991 912828DD U S TREASURY NOTE   2.875 11/30/06  3.130 Aaa  AAA   20,000,000.00    98.59800 2  19,934,089.86  19,719,600.00     -214,489.86 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151 Aaa  AAA   20,000,000.00    98.65625 2  19,958,750.00  19,731,250.00     -227,500.00 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261 Aaa  AAA   10,000,000.00    98.65625 2   9,964,327.37   9,865,625.00      -98,702.37 
 49456 912828DF US TREASURY NOTE    3.000 12/31/06  3.593 Aaa  AAA   20,500,000.00    98.65625 2  20,334,112.42  20,224,531.25     -109,581.17 
 49635 912828DF U S TREASURY NOTES  3.000 12/31/06  3.657 Aaa  AAA   25,000,000.00    98.65625 2  24,776,103.21  24,664,062.50     -112,040.71 
 49290 912828DJ U.S. TREASURY NOTE  3.125  1/31/07  3.667 Aaa  AAA   25,000,000.00    98.75800 2  24,804,003.28  24,689,500.00     -114,503.28 
 49216 912828DS U.S. TREASURY NOTE  3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    99.35200 2  49,924,074.64  49,676,000.00     -248,074.64 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    99.35200 2  24,966,350.06  24,838,000.00     -128,350.06 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.113           560,500,000.00               558,297,984.62 554,928,106.25   -3,369,878.37 
  
   30 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.210            1749500000.00                1746936189.50  1743546356.25   -3,389,833.25 
  
   33 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
 


